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Appendix B Figures 

Figure B.1: Top 10 Bank/Dealers: 10Y Cash vs 10Y 
Futures 

Figure B.2: Top 10 PTF: 10Y Cash vs 10Y Futures 

Figure B.3: Top 10 Bank/Dealers: 10Y Cash vs 
Eurodollar Futures 

Figure B.4: Top 10 PTF: 10Y Cash vs Eurodollar 
Futures 

Figure B.5: Top 10 Bank/Dealers: 10Y Cash vs E-
Mini Futures 

Figure B.6: Top 10 PTF: 10Y Cash vs E-Mini Futures 
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Washington, D.C. 20581
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Federal Reserve Bank of New York
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New York, NY 10045
(212) 720-5000
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Washington, DC 20551
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